INDEX 


EvaANS, PAUL Using Panel Data to Evaluate Growth Theories 

FINN, MARY G._ Cyclical Effects of Government’s Employment and 
Goods Purchases 

FIORENTINI, GABRIELE AND ENRIQUE SENTANA Conditional Means of 
Time Series Processes and Time Series Processes for Conditional 


FRIERMAN, MICHAEL. _ See Brick, Ivan E. 

GarcliA, RENE Asymptotic Null Distribution of the Likelihood Ratio 
Test in Markov Switching Models 

GONZALO, JESUS AND JEAN-YVES PITARAKIS On The Exact Moments of 
Asymptotic Distributions in an Unstable AR() with Dependent 
Errors 

GRINOLS, EARL L. AND STEPHEN J. TURNOVSKY Consequences of Debt 
Policy in a Stochastically Growing Monetary Economy 

GUNTHER, TODD A. See Diebold, Francis X. 

Guo, JANG-TING AND FEDERICO STURZENEGGER — Crazy Explanations of 
International Business Cycles 

HEUDRA, BEN J. Fiscal Policy Multipliers: The Role of Monopolistic 
Competition, Scale Economies, and Intertemporal Substitution in 
Labour Supply 

HiGccins, MATTHEW Demography, National Savings, and International 
Capital Flows 


IMROHOROGLU, SELAHATTIN A Quantitative Analysis of Capital In- 
come Taxation 


KAMECKE, ULRICH Wage Formation in a Centralized Matching 
Market 

KEANE, MICHAEL AND ROBERT Morritt _ A Structural Model of Multi- 
ple Welfare Program Participation and Labor Supply 

KEEN, MICHAEL. See Boadway, Robin 

KEHOE, PATRICK J. See Cole, Harold L. 

KHALIL, FAHAD AND BRUNO M. PaAriGi Loan Size as a Commitment 
Device 

Kim, YU KyunG. See Brick, Ivan E. 

KING, ROBERT G. AND MARK W. Watson The Solution of Singular 
Linear Difference Systems Under Rational Expectations 

MASTERS, ADRIAN M. Efficiency of Investment in Human and Physical 
Capital in a Model of Bilateral Search and Bargaining 

MCALEER, MICHAEL. See Morimune, Kimio 

McCRACKEN, MICHAEL W. See West, Kenneth D. 

MOFFITT, ROBERT. See Keane, Michael 

MoRIMUNE, KIMIO AND MICHAEL MCALEER Switching Orthogonality .. 

MORTENSEN, DALE T. ‘See Burdett, Kenneth 

NELSON, CHARLES R. See Zivot, Eric 


171 


iii 
295 
635 
763 
n 
| 495 
| | 111 
659 
343 
| 33 
553 
135 
1015 
477 
| || 


iv INDEX 


NIJKAMP, PETER. See Emmerink, Richard H. M. 

OLSEN, TROND E. AND GAUTE ToRSVIK Collusion and Renegotiation in 
Hierarchies: A Case of Beneficial Corruption 

OTROK, CHRISTOPHER AND CHARLES H. WHITEMAN _ Bayesian Leading 
Indicators: Measuring and Predicting Economic Conditions in 


PARIGI, BRUNO M. _ See Khalil, Fahad 

PERRON, PIERRE. See Vogelsang, Timothy J. 

PESARAN, M. HASHEM. _ See Binder, Michael 

PITARAKIS, JEAN-YVES. See Gonzalo, Jestis 

PrEscoTT, EDWARD C. Lawrence R. Klein Lecture Needed: A Theory 
of Total Factor Productivity 

RIETVELD, PiET. See Emmerink, Richard H. M. 

RUDEBUSCH, GLENN D. Do Measures of Monetary Policy in a VAR 

RUDEBUSCH, GLENN D. Do Measures of Monetary Policy in a VAR 
Make Sense? A Reply to Christopher A. Sims 

SAH, RAAJ AND JINGANG ZHAO Some Envelope Theorems for Integer 
and Discrete Choice Variables 


SALLES, MAURICE. See Barrett, Richard 
SATTINGER, MICHAEL _ Statistical Discrimination with Employment 


Criteria 

SENTANA, ENRIQUE. See Fiorentini, Gabriele 

SHIMOMURA, Koji. See Chen, Been-Lon 

SIMS, CHRISTOPHER A. AND TAO ZHA Bayesian Methods for Dynamic 
Multivariate Models 

Sims, CHRISTOPHER A. Comment on Glenn Rudebusch’s “Do Mea- 
sures of Monetary Policy ina VAR Make Sense?” 

SMITH, Eric. See Coles, Melvyn G. 

STARZ, RICHARDS. See Zivot, Eric 

STOKEY, NANCY L. Are There Limits to Growth? ................ 

STURZENEGSER, FEDERICO. See Guo, Jang-Ting 

TALLON, JEAN-MARC Asymmetric Information, Nonadditive Expected 
Utility, and the Information Revealed by Prices: An Example 

Tay, ANTHONY S. See Diebold, Francis X. 

TORSVIK, GAUTE. See Olsen, Trond E. 

TURNOVSKY, STEPHEN J. See Grinols, Earl L. 

VERBOVEN, FRANK Localized Competition, Multimarket Operation, 
and Collusive Behavior 

VERHOEF, ERIK T. See Emmerink, Richard H. M. 

VIAENE, JEAN-MARIE AND ITZHAK ZILCHA The Behavior of Competi- 
tive Exporting Firms Under Multiple Uncertainty 

VINCENT, DANIEL R. Repeated Signalling Games and Dynamic Trad- 
ing Relationships 


| 
525 
907 
943 
| 623 
205 
949 
933 
1 } 
329 
371 
591 
275 


INDEX 


VOGELSANG, TIMOTHY J. AND PIERRE PERRON Additional Tests for a 
Unit Root Allowing for a Break in the Trend Function at an 
Unknown Time 

VROMAN, SUSAN B. See Albrecht, James W. 

WATSON, MARK W. _ See King, Robert G. 

WEST, KENNETH D. AND MICHAEL W. MCCRACKEN _ Regression-Based 
Tests of Predictive Ability 

WEST, KENNETH D. See Diebold, Frank X. 

WHITEMAN, CHARLES H. See Otrok, Christopher 

XIE, DANYANG An Endogenous Growth Model with Expanding Ranges 
of Consumer Goods and Producer Durables 

ZHA, TAO. See Sims, Christopher A. 

ZHAO, JINGANG. See Sah, Raaj 

ZILCHA, ITZHAK. See Viaene, Jean-Marie 

Zivot, ERIC, RICHARDS STARZ AND CHARLES R. NELSON Valid Con- 
fidence Intervals and Inference in the Presence of Weak 
Instruments 


1073 
817 
439 
| 1119 


